
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 

Yield
Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

RTB 05-08 PIID0514I080 6.2500 <1M 9/24/2014 22 0.06 2.4287 2.3250 2.2500

FXTN 07-46 PIBD0714J466 6.5000 1M 10/4/2014 32 0.09 1.7996 1.6464 1.5357

SPTB 10-03 SPTB1014J037 12.2500 1M 10/14/2014 42 0.11 1.5468 1.3750 1.2554

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 175 0.48 1.8871 1.7170 1.6648

FXTN 05-68 PIBD0515E685 6.3750 9M 5/13/2015 253 0.69 2.0335 1.8636 1.7795

FXTN 07-47 PIBD0715E477 8.3750 9M 5/22/2015 262 0.72 2.0480 1.8782 1.7898

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 322 0.88 2.1446 1.9756 1.8580

RTB 05-09 PIID0515H097 5.8750 1Y 8/19/2015 351 0.96 2.2079 2.0192 1.8984

FXTN 10-37 PIBD1015H370 11.8750 1Y 8/25/2015 357 0.98 2.2247 2.0274 1.9084

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 449 1.23 2.4816 2.1536 2.0620

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 469 1.28 2.5375 2.1810 2.0954

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 497 1.36 2.6157 2.2194 2.1421

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 512 1.40 33.000000 2.2500 8:51:42 AM 2.2500 2.6576 2.2399 2.1672

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 548 1.50 2.7581 2.2893 2.2273

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 575 1.57 2.8335 2.3263 2.2724

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 601 1.65 3,428.751000 2.2975 3:54:10 PM 2.3191 2.9061 2.3620 2.3158

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 603 1.65 2.9117 2.3647 2.3191

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 733 2.01 2.9501 2.4684 2.3956

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 753 2.06 2.9560 2.4844 2.4073

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 806 2.21 2.9716 2.5266 2.4385

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 941 2.58 2.000000 2.5700 11:13:36 AM 2.5700 3.0114 2.6343 2.5179

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 965 2.64 3.0185 2.6535 2.5320

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 993 2.72 600.100000 2.6200 3:05:39 PM 2.6033 3.0268 2.6758 2.5485

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1037 2.84 3.0397 2.7109 2.5744

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1082 2.96 3.0530 2.7468 2.6008

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1086 2.97 3.0542 2.7500 2.6032

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1152 3.15 3.1287 2.7908 2.6726

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1163 3.18 3.1411 2.7977 2.6841

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1247 3.41 3.2359 2.8496 2.7724

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1359 3.72 53.585000 2.9251 3:26:28 PM 2.9456 3.3622 2.9190 2.8901

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1446 3.96 50.000000 3.0200 9:06:03 AM 3.0200 3.4604 2.9728 2.9815

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1540 4.22 3.6199 3.1915 3.1980

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1631 4.47 3.7743 3.4033 3.4077

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1697 4.65 3.8862 3.5568 3.5597

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1781 4.88 4.0287 3.7523 3.7532

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1823 4.99 4.1000 3.8500 3.8500

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1907 5.22 62.500000 3.4300 3:38:31 PM 3.4262 4.0905 3.8362 3.8362

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1995 5.46 4.0805 3.8217 3.8217

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2178 5.96 4.0598 3.7915 3.7915

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2206 6.04 4.0567 3.7869 3.7869

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2297 6.29 4.0464 3.7719 3.7719

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2374 6.50 4.0376 3.7592 3.7592
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FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2391 6.55 30.000000 3.7135 2:53:22 PM 3.7135 4.0357 3.7564 3.7564

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2430 6.65 4.0313 3.7500 3.7500

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2605 7.13 4.0795 3.8115 3.8043

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2640 7.23 4.0891 3.8238 3.8152

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2696 7.38 4.1046 3.8434 3.8325

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2750 7.53 4.1194 3.8624 3.8493

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2891 7.92 4.1583 3.9119 3.8930

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2933 8.03 4.1699 3.9267 3.9061

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2967 8.12 4.1792 3.9386 3.9166

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3017 8.26 4.1930 3.9562 3.9321

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3093 8.47 4.2139 3.9829 3.9557

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3191 8.74 4.2409 4.0173 3.9861

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3269 8.95 184.225000 4.1400 3:53:19 PM 4.0721 4.2624 4.0447 4.0103

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3338 9.14 4.2814 4.0689 4.0317

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3562 9.75 4.3431 4.1476 4.1012

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3625 9.92 4.3605 4.1697 4.1207

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3640 9.97 472.330000 4.1250 3:30:42 PM 4.1254 4.3646 4.1750 4.1254

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3723 10.19 4.3924 4.2021 4.1539

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3877 10.61 4.4441 4.2525 4.2066

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4066 11.13 4.5074 4.3143 4.2714

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4106 11.24 4.5209 4.3274 4.2851

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4157 11.38 4.5380 4.3440 4.3026

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4431 12.13 4.6298 4.4336 4.3965

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4479 12.26 4.6459 4.4493 4.4130

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4563 12.49 1.000000 4.9000 11:53:45 AM 4.9000 4.6741 4.4768 4.4418

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4752 13.01 4.7375 4.5386 4.5066

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5207 14.26 4.8900 4.6873 4.6625

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5746 15.73 5.0708 4.8636 4.8473

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5808 15.90 5.0916 4.8838 4.8685

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5990 16.40 5.1526 4.9433 4.9309

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6164 16.88 169.000000 4.5950 11:46:14 AM 4.7289 5.2109 5.0002 4.9906

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6242 17.09 5.2371 5.0257 5.0173

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6362 17.42 5.2773 5.0650 5.0584

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6390 17.49 976.784462 5.1700 3:32:51 PM 4.9590 5.2867 5.0741 5.0680

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6600 18.07 5.3571 5.1428 5.1400

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6663 18.24 5.3782 5.1634 5.1616

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6775 18.55 5.427000 5.1750 2:47:16 PM 5.1554 5.4158 5.2000 5.2000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7369 20.18 5.4073 5.1757 5.1705

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7698 21.08 5.4025 5.1622 5.1542

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7775 21.29 1,375.000000 5.1250 3:14:48 PM 5.1174 5.4014 5.1591 5.1504
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8063 22.08 300.000000 5.1500 3:15:42 PM 5.1616 5.3973 5.1473 5.1361

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8384 22.95 5.3927 5.1341 5.1202

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8453 23.14 408.863000 5.0800 4:06:53 PM 5.0821 5.3917 5.1313 5.1168
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